TVLINHATANOD A'TLOIILS TVLINHAIANOD ALLOIILS

wNoo.qo%m.whﬂ:EU o b,

LIGTHXA WM

INTWNTIAOD 5

=

(~—J

[

(= 5

uojng dor
sums yor JLuays uyor
Ae udy ojeloAe uyor :pasoaddy
uonnqrysi|q JUIWIISBUBA YSIY UoIUy JWod
4
0002 ‘S AIng jo sy
LIOdTd NOLLISOd A TIvd
"TVILNHAIINOD ATLOIALS TVILNAJAIANOD ATLOIILS




CONFIDENTIAL AND PROPRIETARY
DO NOT COPY
4:9 DAILY POSITION REPORT
o As of July S, 2000
[ [y |13 WMesurity / Gap Risk 1 [ Vobueot-Rik ] Pat (some)
Bominra Uit - Consmadity Groap NeeOpes ] Luns F semrvine T Lot ]t 1-Duv I [l | Yoday [ sDeymowmg | MTD 1 gro_ 1 YT
FNRON NORTH AMERICA Leszesm  s1na16]. saasmyf saasm)] s7s1.905]
GAS TRADING 9.1 00B || 1935 350Bcr | s21.154 || se0.000 | ($19674)] 512492 (519.674)] (519.674)] $412,125
UNITED SYATES 6.8 17%.) ST (18,430 13,596 (IR 330 (IX4W) 378027
CANADA 3 03 SP.X¥3 (1,244} [EXTE) (1.244) i1,244) M08
POWER TRADING .0 1sMilMwH || a9 1S Mil MWH_| 523954 || s10.000 |+ (526.501)]  $7.580 | ($19,162) ($19.162)]  $297.592
EAST TRADING (18.2} $3V 070 {6.481) (11h 854 886 44410
WEST TRADING 19.2 9.637 (20018} 94692 [RdRES) (20 R) 283176
EMERGING BUSINESSES ($739) ($207) ($739)] ($739) $19.935
EMISSIONS ALLOWANCES 0.1 1 Mij Credis. *e 1 Mil Credits. 387 3.000 {208} [RAR}} 1208, (20%) (5014}
COAL TRADING 2.4 15 Mil Toas 2.8} 15 Mi Toms 50__“_;‘ 2,0N0 . 19) (1) [0l) () 6,924
PULP & PAPER £3.443 300.000 Metnc Tons 74214) 300.000 Mctriv Tons T 96 $3.000 . 19 1238 19 19 9.3%
LUMBER an 22,000 MBF 1647 23,000 MBF +H‘ $1%0 11 (16} 1 1} 1222))
WEATHER [NET] 3100 Md i€ $ .AW $3.000 {552), (M12) (552! [Rard] R.9NN
FINANCIAL TRADING ($2.260) $2.027 (8312)) ($312)  $124,976
U.S. DRIFT 558 2719 2,384 2,384 62,500
UK DRIFT 0 476 1] [ 14,088
EQUITY TRADING $26.4 $100 My $2.686 $6,000 (2.827 (1.616) (2.0 12,600 77
SOFT COMMODITIES TRADING 20 2000 € oniracts s $750 1 2 | 1 2
FX1INT RATE TRADING - sLE $100 Mil $94 S$3.000 v 446 [ ihy) 44
$25.107 $100 000/
[ cross COMMODITY TRAD| s1a99 |[ ssow | [ _(s3ss6)]  (s4.776)]  (s3.686)]  (s3.686)]  $2.090 )
[ _orHEr [ o] $0 ] so s0]  ($74,812)
ENRON EUROPE [ 10366)] sTa] s17.060] (517064 3291645
[ cLoBAL PRODUCTS 10«8 [ aswmusewn J| 39 | ismussrwn | [ s8226 [ sso00 |+ [ s9474] (57350 (s11.s28) (s11.528)]  $z8.360 )
[ METALS & MINERALS 1 [ 25001 | 100000 Metnc Tons | [ 25091 | 100,000 Metric Toms | [[s2000 ] | $18 | ($392)] (s63)] ($63)] (5556)]
EUROPEAN TRADING $12939 * ($836) $11.513 ($5.399) ($5399)]  $245,004
EUROPELAN GAS ** 13641 260 Bof S0 120 Buf Sitos $7.50 1554 13,122 X8 L (AUARY)
UK ELECTRICITY *+ 153.2) A5 M MWH (7.6} 15 Ml MW 312630 $18.000 15t {4, 188) (VAN 1V LATN 166,007
CONTINENTAL ELECTRICITY AR 10 Mil MWH o 10 Mit MWH S$.370 $3.000 288 P2 16125 1632, (179717
NORDIC ELECTRICITY 1.8 10 Mit MWR 30 10 Mil MW I N8 $2,000 200 ().50%) 11265 (1.26%) 4,278
SPREAD OPTION 17 5827 T 179 20.0)
LNRON CREDIT $100 Mil st 1), B (7 kD 19
DERT TRADING s1s87 | 5250 My ] { s893 }{ s2oon ] 3 (77K EED RN ]
[ NTHER 1] (5] 10y (0N 081
EES EUROPE [ s74)] _ (52.997] ($74)] s79)]  $1883% |
ENRON SOUTH AMERICA
SOUTHERN CONE $364 $378 $364 $364 $16,706
GAS TRADING Tax 7 35 Bef [ 20 Befl 1 1 5763 [ s2w0 ]} V2 I8 97 92 13,543
POWER TRADING {0 T IMIMWH [ e | 2MIMWH | | 91§ 52000 | 10 463 10 16 [IECH]
CRUDE TRADING 63 ERr] 2463 263 (28S)
FNRON ASIAL AFRICA
[ AUSTRALIA | $59 $2.330 | $65 | s6s] $3077]
H POWER TRADING T e 1T AMIMWH ] won ] 6MIMWH | | S04 ] Saai0 oy | w1 2301 65 | 65 | 3077 §
ENRON BROADBAND SERVICES [ $0 | $260 | so] 0]  si1180]
1 BANDWIDTH TRADING () ] [ 40.4 I LA-NY TDM 1S3 H (R0 l LA-NY TDM D83 ] r 50“ $2.000 J I 50] 3260] 501 $0 | 51»180]
FLS sz |[ sso0 | $2,636 $8324]  $2636] $2636| $148802
[ GAS TRADING 11 D) T Bel [ ss T Bl ] span 2460 246 (2461 (a6l 16,390
L PORER TRADING U e T WMIMWH 1 a3 | MITMWH | shs S107 ROTK 597 5.am7 132.4)2
CROSS PORTFOLIO DIVERSIFICATION EFFECT ($28,239)
TOTAL TRADING [ sadoss ][ s7s000 himy [ (s00,068)]  s29682 [ ($57.5700 ($57.570) $1,237316]
ORIGINATIONS $59 $2,928 $59 $59 $17,908
.y 59 21928 59 59 IR,128
INTERNATIONAL [} 0 0 [ {219
TOTAL TRADING with ORIGINATIONS [(se305] s325610] (ss7.511)] (ss7.s11) $1,285,224 ]
MERCHANT PORTFOLIO $2.396.6 {$4.428) $43,533 ($6,983)  ($6,98%) $74,369
ENRON NORTH AMERICA, NFY 15749 $29,407 (1073 26,158 (11).6RY) .68 122,18
ENRON EUROPE. NFY ™2 M) 14,382 62} 824 1071
ENRON CALME, NFV 293.4 0 {) 1] 0 0
ENRON ASIA PACIFIC, NFV 113.0 0 [ 0 0 n
ENRON INDIA , NFV .0 i1 56 [} [\l 56
ENRON NA INT'I, NFV 5.2 i [1] 0 0 0
ECM, NFY (A) 213.0 13,3 91 4 654) (4.654) I8.A28
ENRON CORP. 9.4 $4,724 §,653 8,45 1.7%9 7,73 { X))
LAS 6.0 ) 13000 0 [ 6424
ENRON NET WORKS s I ] 0 0 478
[ caPITAL PORTFOLIO } [s2796)]  (sa475]  s2901]  s2901] s100,170]
l ENRON STOCK BOOKS ] sime [ SI000MiI ] i $4.632 ] 510000 ] T A 4.475)] 3901 | B 100,370 |
TOTAL P& [s67330) $71.668 | (561,592)] (361,592) $1429.763 ]
. lmciuder Diversificateon | ffevt
. I Judes J- Bk Portfohs activty.
(A1 Pending vakulanon of NPL
1B Value st Reck dony o 1mlude Asect Portfolio
103 Posmaon and hmit (epicse ml maximium exposare.
1 Value a1 Ruisk repuined on 3 waekly basi
oy Posmons repoenicd as of June W
s
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% DAILY POSITION REPORT
o As of July 5, 2000
Position 1] | Vaho-ot-Risk PAL (3009)
Businem Unli - Commeodity Group [ Neopen ] timut 1 1. Limit [ Todoy |5 Doy Ruing | MTD I Q1D 1 Y1) ]
MERCHANT PORTFOLIO 123066 | [ (sa428) $43533] (56,983 (56,983  $74:369
ENRON NORTH AMERICA, Net Fair Value 1,574.9 $ 29,@ (87,073),  $26358 | ($10,689)] ($10,689)] $122,3i8
CANADA 04 (21D (1.024)) (225), (225) 2.986
COAL 442 6 483 (40)) (40) 613
TG 5459 (5.196) 1,345 {7.954), (7.954) 5.847
DOWNSTREAM 0.0 - (75) - - [T
ENERGY CAPITAL RESOURCES 1620 64 2.098 159 159 8.541
GAS ASSETS 7.0 - 15 - - 129
GENERATION EAST 295.4 - 29.423 - 52.792
GENERATION WEST TS - 9.018 - 17.881
GRM-NEW PRODUCTS 10.1) : 179 - - 679
| IGUANA 0.0 | - - - - 4.893
| PAPER 303 | ) ) o ) a2
i PORTFOLIO 287 (163) (10.531) (161) (161) (20.038)
| PRINCIPAL INVESTING 748 {1.500) 161 (2.625) (2.625) 62.883
| SPECIAL ASSETS - PERFORMING : 168.4 107 5.992 219 219 12,411
| SPECIAL ASSETS - NON-PERFORMING;_ 107.} (178)] (10.923)) (61 (61) (14.140)
| TREASURY 1 0.0 - - - - (11.712)
| WEST ORIGINATIONS M 29 - - - - -
__ENRON EUROPE, Net Fair Value 792 $311 $11,382 621 621 7,073
‘ PUBLIC 16.5 31t 621 621 621 (4.625))
7 PRIVATE 62.7 10,761 - - 11.459
T HEDGES 00 - - - 29
j STRUCTURED CREDIT 0.0 - - - -
ENRON CALME, Net Fair Value 2934 - - - - -
PUBLIC 150.0 - - -
PRIVATE 1435 - - - -
CONVERTIBLE PRIVATE 0.0 - - - - -
STRUCTURED CREDIT 0.0 - - -
~_ENRON ASIA PACIFIC, Net Fair Value 113.0 - - - - -
| PRIVATE 1097 - -
STRUCTURED CREDIT k&) A o -
ENRON INDIA, Net Fair Value 0.0 - 56 - - 56
PUBLIC 0.0 - 56 - - 56
ENRON NA INT’L,Net Fair Value 1.2 - - hd - hal
PUBLIC 0.0 - -
PRIVATE 12 - - -
CONVERTIBLE PRIVATE 0.0 - hd
STRUCTURED CREDIT 0.0 - - - - hd
ENRON CAPITAL MGMT, Net Fair Value (A) 2130 ($3,320) $391 ($4,654) ($4,654) $38,628
SLP PUBLIC EQUITY 80.6 (3.202), 970 (4.536) 14.536)] 35.716
NON SLP PURLIC EQUITY 0.0 - - - - d
SI.P PRIVATE EQUITY 106.9 - 195 - - 4.517
SIP CONVERTIBLE PREFERRED/DERT 0.0 - . - - -
SI.P WARRANTS 0.0 - - - - -
SIP WARRANTS PUBLIC 0.0 ) s ) ) 29
SI.P CANADIAN PUBLIC EQUITY 37 (108) (434)) (115) (115) (211
SLP PRIVATE EQUITY PARTNERSHIPS 71 - (546) - - {R2R)|
NON SLP PRIVATE EQUITY PARTNERSHIPS 0.0 - - -
SLP STRUCTURED CREDIT 14,1 () - - (595)
SLP - PORTFOIIO INSURANCE 0.0 - - -
ENRON CORP 59.4 $5,653 $8,345 $7,739 $7,739 |  ($100,609)
PUBILIC 94 5.653 8.345 7.739 1739 (100.609)
ENRON BROADBAND SERVICES, INC. 56.0 $0 ($3,000) $0 $0 $6,424
PUBLIC 0.0 - - . - (576)
PRIVATE $6.0 - {3.000) - 7.000
WARRANTS 0.0 - - - - -
ENRON NET WORKS 6.5 - - - - 478
PRIVATE 4.0 - - 0
PRIVATE EQUITY PARTNERSHIPS 25 N . s 378
CAPITAL PORTFOLIO | [ 1380 s 4632] L s2796)] (aars] 2901 s2901 ] s100,170 |

(A) Pending calculation of NPL
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